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The indexes provided here are based on information 
originally appearing in Volumes 9-18 of the Current 
Index to Statistics (CIS) and extracted from the CIS 
Extended Database (Trumbo 1993). Book reviews are 
not included. Correction notes do not appear as sepa- 
rate entries, but the location of each is shown in pa- 
rentheses following the title of the article modified. 
Both the author and subject indexes follow the general 
format and style of the annual printed C/S volumes. 


1. AUTHOR INDEX 


The Author Index lists each article under the name 
of each author. In multiple entries under an author’s 
name, long dashes replace the name of the author that 
heads the listing. In the case of an article with several 
authors, the order of the authors is preserved as given 
in the article. When an author’s family name begins 
with a prefix such as de, den, von, or van der, it is 
alphabetized under that prefix; hyphenated family names 
are alphabetized under the “word” before the hyphen. 
Some authors have given various forms of their names, 
sometimes spelling out given names and sometimes us- 
ing initials. We have attempted to list each author only 
under the fullest form of his or her name that we en- 
countered, with the goal that all articles by an author 
will appear together under the same listing. Discussions 
of an article are noted in parentheses after its title. They 
appear as separate listings in the Author Index, under 
each discussant’s name, but they are not listed sepa- 
rately in the Subject Index. 


2. SUBJECT INDEX 


Unlike the Author Index, which always gives the full 
listing for each article, the Subject Index shortens each 


listing to fit on one line. Thus authors’ names may be 
shortened to the family name only, authors beyond the 
first may be replaced by et al., and titles may be trun- 
cated (indicated by . . .). The Subject Index has two 
kinds of entries—those resulting from an important 
word in the title and those based on a key word or 
phrase. Typically, each article will appear several times 
with each important word or key phrase alphabetized 
at the “gutter.” Whether a word is judged to be im- 
portant may depend on context. For example, adjust- 
ment and series might be important words in some titles, 
but not when they appear in seasonal adjustment and 
time series. Key phrases have been edited with a view 
to the readership of this journal. For example, in a 
general index or computer-searchable data base, eco- 
nomics may be an appropriate key word for some of 
the articles that have appeared in this journal, but it 
would not be a useful one for our Index. 


3. ABBREVIATIONS 


Several abbreviations are used throughout the Au- 
thor and Subject Indexes. Locations of articles have the 
last two digits of the year of publication, followed by 
JBES, followed by volume number and inclusive page 
numbers. Notations in parentheses after the title of an 
article use the abbreviations Corr:, Com:, C/R:, and 
Ref: to indicate a correction note, comments on the 
article, comments with a reply by the author(s) of the 
article, and a reference to a very closely related article, 
respectively. The following familiar acronyms are used 
as key words, and also appear in some titles: ARCH 
(autoregressive conditional heteroscedasticity), ARMA 
(autoregressive moving average), ARIMA (autore- 
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gressive integrated moving average), and PPS (Proba- 
bility proportional to size) sampling. 
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89JBES 7 453-460 
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85JBES 3 312-324 
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SO0JBES 8 281-291 
88JBES 6 385-390 
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A simple nonparametric test of predictive performance * M. Hashem Pesaran; Allan 
Using the bootstrap as an aid in choosing the approximate representation for 
forecasting accuracies of alternative regional production index methodologies * Thomas B. 
Forecasting accuracy of alternative techniques: A comparison of U.S. macroeconomic 
forecasting * Agustin Maravall 
forecasting * Thomas B. Fomby; Subarna K. Samanta 
forecasting: A Bayesian analysis * Enrique de Alba 
Forecasting with Bayesian vector autoregressions: Five years of experience * Robert B. 
forecasting (C/R: V10 p470-472) * Otter 
Forecasting contemporaneously aggregated vector ARMA processes * Helmut Liltkepohi 
forecasting with dynamic models * Silvano Bordignon; Ugo Trivellato 
Forecasting economic time series with structural and Box-Jenkins models: A case 








A functional-form-free 
Generating 


Estimation 





The NERC fan: 


forecasting seasonal U.K. consumption * Denise R. Osborn et al. 
forecasting with stable seasona! patterns * Robert M. Oliver 
Forecasting state-to-state migration rates * Edward W. Frees 


Forecasting 


86JBES 4 473-484 
84JBES 2 350-359 


92JBES 10 367-374 
89JBES 7 75- 83 
86JBES 4 147-160 
88JBES 6 261-272 
86JBES 4 397-416 
87JBES 5 1-4 
SOJBES 8 209-216 
92JBES 10 73- 81 
S8JBES 6 189-196 
S86JBES 4 199-208 
84JBES 2 360-366 
87JBES 5 121-129 
S1JBES 9 85- 90 
89JBES 7 141-146 
SOJBES 8 251-263 
91JBES 9 469-474 
91JBES 9 317-323 
87JBES 5 233-242 
89JBES 7 253-258 
88JBES 6 59- 67 
83JBES 1 7- 23 
83JBES 1 192-201 
87JBES 5 69- 76 
87JBES 5 257-265 
83JBES 1 285-291 
87JBES 5 155-158 
86JBES 4 5- 15 
89JBES 7 353-362 
S6JBES 4 81- 86 
87JBES 5 165-175 
86JBES 4 445-453 
85JBES 3 129-131 
88JBES 6 381-384 
S2JBES 10 445-452 
88JBES 6 373-379 
S9OJBES 8 475-480 
85JBES 3 293-311 
86JBES 4 39- 46 
85JBES 3 179-187 
88JBES 6 105-111 
87JBES 5 151-154 
SOJBES 8 143-144 


87JBES 5 27- 38 
83JBES 1 57- 65 
88JBES 6 453-464 
84JBES 2 150-158 
S84JBES 2 263-289 
88JBES 6 373-379 
92JBES 10 391-400 
S3JBES 1 115-126 
83JBES 1 24- 32 
S0JBES 8 293-304 
88JBES 6 167-187 
87JBES 5 155-158 
91JBES 9 197-205 
88JBES 6 69- 77 
89JBES 7 379-386 
91JBES 9 267-277 
89JBES 7 129-135 
SOJBES 8 405-415 
87JBES 5 417-424 
S0JBES 8 83- 97 
86JBES 4 281-268 
92JBES 10 461-465 
S2JBES 10 213-219 
S86JBES 4 177-186 
86JBES 4 5- 15 
S3JBES 1 66-74 
91JBES 9 391-407 
88JBES 6 197-206 
86JBES 4 25- 38 
SOJBES 8 453-457 
B4JBES 2 201-214 
89JBES 7 275-286 
83JBES 1 299-307 
87JBES 5 389-395 
87JBES 5 87- 97 
B4JBES 2 191-200 
92JBES 10 97-108 
S8JBES 7 117-127 
87JBES 5 77- 85 
92JBES 10 153-167 





Forecasting 


A statistical approach to economic 
techniques for data pooling in regional payroll 
Sampling the future: A Bayesian approach to 

Macroeconomic 
Franz C. Paim; Arnold Zeliner Macroeconomic 
Litkepohi 
vector time series techniques to macroeconomic 
Babula 
analysis * Jeffrey L. Callen et al. 
Modelling heteroscedasticity in daily 
Does the Swiss National Bank stabilize the Swiss 
et al. An alternative interpretation of 
A reexamination of 
Kumbhakar et al. A generalized production 
Measuring economies of diversification: A 
of using messy data to estimate production- 
Production 
Production 
Sanghamitra Das Estimation of 
results on Zeliner’s minimum expected loss and 


M. Holmes; Patricia A. Hutton; Edward Weber A 
An analysis of nonlinearities, heteroscedasticity, and 
Estimation of technical efficiency using flexible 
Transiog flexible 


The secular and cyclical behavior of real 
Computation of standard errors for 


Shiomo Yitzhaki 
Dagum 
Nanak Kakwani 


the income distribution * Tapan K. Nayak et al. 
variance estimators for parameters of the 
Large sample theory for the bounds on the 
A 
Forecast errors and measurement errors in early 
Searching for a break in 
Conditional asymmetries in real 
metal price movements: An analysis of the 


Whitney K. Newey 
An application of the chi-squared 
The estimation and interpretation of urban density 


Jean-Paul Chavas; Warren R. Grant 
The effects of detrending in 
Further evidence on the 
Measuring 


Andrews 
Paul O. Flaim 


Estimating 
panel data with an example in estimating 


adjustment: The case of U.S. postwar real 
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forecasting * Robert B. Litterman 

forecasting * James P. Lesage; Michael Magura Using Bayesian 
forecasting from univariate time series models * Patrick A. Thompson; Robert B. Miller 
forecasting using pooled international data * Stefan Mittnik 


forecasting * James S. Fackler; Sandra C. Krieger 
Forecasting wheat exports: Do exchange rates matter? * David A. Bessier; Ronald A. 
Foreign-exchange rate dynamics: An empirical study using maximum entropy spectral 
foreign-exchange rates * David A. Hsieh 
franc exchange rates? * Thomas von Ungern-Sternberg 
Freedman's nonresponse case study (C/R: p29-33; Ref: V4 p123-124) * R. Kirk Steinhorst 
Friedman's consumption puzzie (C/R: p408-414) * James H. Stock 
frontier approach for estimating determinants of inefficiency in U.S. dairy farms * Subal C. 
frontier approach * Shawna Grosskopf; Kathy J. Hayes; Suthathip Yaisawarng 
frontier-based technical efficiency measures * Bill L. Seaver et al. The implications 
frontiers and panei data: An application to U.S. Class 1 Railroads * Subal C. Kumbhakar 
frontiers and panel data * Peter Schmidt; Robin C. Sickles 
fuel coefficients of cement production: A fixed-effects approach to nonlinear regression * 
full information maximum likelihood estimators for ... * Swamy et al. Further 
Functional form 
A globally flexible, almost ideal demand system * James A. Chalfant 
functional-form-free test of the research and development/firm size relationship * James 
functional form in the market model * Bill McDonald; Cheng F. Lee 
functional form and panel data * Subal C. Kumbhakar 
functional forms and substitutability of monetary assets * Apostolos Serletis 
future demand: The case of Hydro Quebec * Jean-Thomas Bernard; Michael R. Veall 
Futures market 
Statistical properties of generalized method-of-moments estimators of structural 
GARCH model * Daniel B. Nelson; Charlies Q. Cao 
GARCH model * Christopher G. Lamoureux; William D. Lastrapes 
Gasoline cost end hedonic price indense of U.S. used cars for 1970-1983: A note * Makoto 
price i change consumer tastes in the U.S.? * Makoto Ohta; Zvi Griliches 
GDP in 19 OECD countries, 1957-1983 * John Geweke 
Geary-Khamis parities and international prices: A stochastic approach * D. S. Prasada Rao 
Generalized autoregressive conditional heteroscedasticity 
inequality constraints in the univariate GARCH model * Daniel B. Nelson; Charles Q. 
generalized Durbin-Watson tests for autocorrelations and randomness * Mukhtar M. Ali 
Generalized least squares 
Bootstrapping an econometric model: Some empirical results * David A. Freedman; 
Some Monte Cario evidence on the relative efficiency of parametric and 
Two-step and related estimators in contemporary rational-expectations models: 
Generalized linear ~odel 
Measuring the precision of statistical cost allocations * Roger L. Wright 
generalized method-of-moments estimators of structural parameters obtained from financial 
generalized production frontier approach for estimating determinants of inefficiency in 
Gini coefficient - Probability sampling * Arne Sandstrém; Jan H. ; Bertil Waidén 
Gini index 
The diffusion of innovations: A methodological reappraisal * Manuel Trajtenberg; 
Measuring the economic affluence between populations of income receivers * Camilo 
The relative deprivation curve and its applications (C/R: p395-405; V3 p169-173) * 
Some sampling properties of a model for income distribution * David C. Schmittiein 
The use of diversity analysis to assess the relative influence of factors affecting 
Gini method * Shiomo Yitzhaki Calculating jackknife 
Gini and related indices of inequality estimated from grouped data * Gastwirth et al. 
globally flexible, almost ideal demand system * James A. Chalfant 
GNP estimates * Knut Anton Mork 
GNP * Lawrence J. Christiano 
GNP: A seminonparametric approach * Allan D. Brunner 
gold ... * M. W. Luke Chan et al. The interactive and causal relationships involving precious 
Goodness-of-fit 
Over-identification tests in earnings functions with fixed effects * Joshua D. Angrist; 
goodness-of-fit test to discrete common stock returns * Robert J. Ritchey 
gradients * Kajal Lahiri; R. Hamilton Lankford; Richard P. Numrich 
Granger causality 
A dynamic analysis of prices in the U.S. rice marketing channel * B. Wade Brorsen; 
Granger causality tests * Heejoon Kang 
great crash, the oil-price shock, and the unit-root hypothesis * Eric Zivot; Donald W. K. 
gross flows in the labor force: An overview of a special conference * Carma R. Hogue; 
gross labor-force flows * John M. Abowd; Amoid Zeliner 
gross labor-force flows * Stasny Modeling nonignorable nonresponse in categorical 
Gross National Product 
Conditional asymmetries in real GNP: A seminonparametric approach * Allan D. Brunner 
Measurement problems of inflation disaggregation * Cornelis A. Los 
Gross National Product * Eric Ghysels Unit-root tests and the statistical pitfalls of seasonal 
gross national product by pooling preliminary labor-market data * Steven N. Braun 
Gross National Product * Frank de Leeuw 
group bias on estimation of unemployment * Gary Solon 
group effects in regression analysis * Brent R. Moulton 
grouped data * Gastwirth et al. Large sample theory for the bounds on the Gini 
Grouping tests for misspecification: An application to housing demand * John S. 
Hankel matrix 
Parsimonious parameterization of vector autoregressive moving average models * 
Hazard rate 
Statistical analysis of coins lost in circulation * Ephraim Goldin 
health-care demand: Monte Carlo comparison * Joe! W. Hay et al. 











Ain't behavin’: 


Ordinary 


86JBES 4 1-4 
9OJBES 8 127-135 
S6JBES 4 427-436 
90JBES 8 205-208 
87JBES 5 53- 67 
86JBES 4 375-390 
86JBES 4 71- 80 
87JBES 5 397-406 
85JBES 3 149-155 
89JBES 7 307-317 
87JBES § 105-113 
89JBES 7 27- 28 
88JBES 6 401-407 
S1JBES 9 279-286 
92JBES 10 453-459 
89JBES 7 49- 59 
87JBES 5 249-255 
84JBES 2 367-374 
S1JBES 9 469-474 
83JBES 1 154-162 


87JBES 5 233-242 
91JBES 9 85- 90 
88JBES 6 505-509 
89JBES 7 253-258 
88JBES 6 59- 67 
87JBES 5 417-424 


86JBES 4 397-416 
92JBES 10 229-235 
S90JBES 8 225-234 
87JBES 5 521-528 
S6JBES 4 187-198 
88JBES 6 479-486 
92JBES 10 109-115 


S92JBES 10 229-235 
87JBES 5 195-203 


84JBES 2 150-158 
91JBES 9 179-187 
91JBES 9 51- 61 


83JBES 1 93-100 

86JBES 4 397-416 
91JBES 9 279-286 
88JBES 6 113-119 


89JBES 7 35- 47 

87JBES 5 5- 12 

84JBES 2 384-394 
83JBES 1 147-153 
89JBES 7 453-460 
91JBES 9 235-239 
S86JBES 4 269-273 
87JBES 5 233-242 
87JBES 5 165-175 
92JBES 10 237-250 
92JBES 10 65- 72 
88JBES 6 69- 77 


91JBES 9 317-323 
86JBES 4 243-254 
89JBES 7 227-235 


85JBES 3 362-369 
85JBES 3 344-349 
92JBES 10 251-270 
86JBES 4 111-121 
85JBES 3 254-283 
88JBES 6 207-219 


92JBES 10 65- 72 
85JBES 3 244-253 
SOJBES 8 145-152 
S0JBES 8 293-304 
90JBES 8 191-203 
86JBES 4 105-109 
87JBES 5 275-282 
86JBES 4 269-273 
84JBES 2 159-169 


89JBES 7 327-341 


85JBES 3 36- 42 
87JBES 5 499-506 





Hedonic Model 


tastes in the U.S.? * Makoto Ohta; Zvi Griliches 


* Daniel Pefia; Javier Ruiz-Castilio 
Gasoline cost and 
A 


Hamilton Lankford; Richard P. Numrich 
semiparametric EGLS estimators * Paul Rilstone 
Chow-type tests under 
Modelling 
An analysis of nonlinearities, 
A nonparametric test for autoregressive conditionai 
Interaction between autocorrelation and conditional 
Market models and 
Wilson; Kenneth J. Koehler 
unrelated time series equations and a test for 


Noordewier Estimating the effects of consumer 


Barry C. Arnold et al. 
Nanak Kakwani 
An assessment of the quality of survey reports of 
Permanent income, current 
Permanent 


estimated from grouped data * Gastwirth et al. 
H. D. Vinod 
Blackburn 
components of income: A ... * Siottje 
the relative influence of factors affecting the 
Some sampling properties of a model for 
panel data: The case of the Panel Study of 
Bayes estimates for the price and 
estimates of the size distribution of family money 
size of windfall income and the permanent 
of the true cost of living to price-induced and 
European research on measuring 
interdistributional 


Truncation bias and the measurement of 

in the size distribution of various components of 
Mohamed Abdel-Ghany The relative size of windfall 
the economic affluence between populations of 
relationship between money, prices, and 

using propensity modeling: An application to 


Marshall et al. Posterior probabilities of the 
adjustment of the Canadian Consumer Price 

and aging bias in the consumer price 

The true cost-of-living 

theory approach to the design of price 
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Hedonic model 

Automobile prices and quality: Did the gasoline price increases change consumer 

Housing depreciation and aging bias in the consumer price index * William C. Randolph 

Robust methods of building regression models - An application to the housing sector 
hedonic price indexes of U.S. used cars for 1970-1983: A note * Makoto Ohta 
heterogeneous conditional logit mode! of choice * Joel H. Steckel; Wilfried R. Vanhonacker 
Heteroucedasticity 

ARCH and bilinear time series models: Comparison and combination * Andrew A. Weiss 

The estimation and interpretation of urban density gradients * Kajal Lahiri; R. 

Some Monte Carlo evidence on the relative efficiency of parametric and 
hetercscedasticity * Martin A. Koschat; Samaradasa Weerahandi 
heteroscedasticity in daily foreign-exchange rates * David A. Hsieh 
heteroscedasticily, and functional form in the market model * Bill McDonald; Cheng F. Lee 
heteroscedasticity: A Markov-chain approach * Allan W. Gregory 
heteroscedasticity: A random-coefficient approach * Anil K. Bera et al. 
heteroscedasticity of residual security returns * Giovanni Barone-Adesi; Prem P. Talwar 
Hierarchical models for cross-ciassified overdispersed multinomial data * Jeffrey R. 
homogeneity * F. Javier Fernandez; Andrew C. Harvey Seemingly 
homothetic separability: implications for analysis of peak-load electricity pricing ... * Kohler 
hospital utilization * Hau L. Lee; Morris A. Cohen A multinomial 
household electricity demand using pooled aggregate data * Raymond S. Hartman 
household equivalence scales * Dale W. Jorgenson; Daniel T. Slesnick 
household panei data: The case of the Pane! Study of income Dynamics * Greg J. 
household panei * Knut Anton Mork; V. Kerry Smith 
Household saving in the United States: Measurement and behavior * Patric H. 

Housing 

Multivariate measures of well-being and an analysis of inequality in the Michigan data * 
housing demand * John S. Greeniees; Kimberly D. Zieschang 
Housing depreciation and aging bias in the consumer price index * William C. Randolph 
housing sector * Daniel Pefia; Javier Ruiz-Castilio Robust methods of building 
Hydro Quebec * Jean-Thomas Bernard; Michael R. Veall The probability 
idee! demand system * James A. Chalfant 


Parsimonious parameterization of vector autoregressive moving average models * 
identification in dynamic regression (distributed lag) models * Ruey S. Tsay 
identification in the multinomial probit model * Michael P. Keane 
identification tests in earnings functions with fixed effects * Joshua D. Angrist; Whitney 
identification using cross-validation (C/R: p16-28) * Delores A. Conway; Marc R. 
import prices in the United States: A varying-parameter estimation of exchange-rate 
import statistics * Edward Gbur A comparison 
imputation 

Deadweight loss: Theoretical size relationships and the p: 

An evaluation of statistical matching * Willard L. Rodgers 

Missing-data adjustments in large surveys (C/R: p296-301) * Roderick J. A. Little 
imputations * Donaid B. Rubin Statistical matching using file 
incentive programs on domestic automobile sales * Patrick A. Thompson; Thomas 
income 

Generating ordered families of Lorenz curves by strongly unimodal distributions * 

The relative deprivation curve and its applicatione (C/R: p395-405; V3 p169-173) * 
income from the Aid to Families with Dependent Children ... * Karen Goudreau et al. 
income, and consumption * John Y. Campbell; N. Gregory Mankiw 
income, current income, and consumption * John Y. Campbell; N. Gregory Mankiw 
income distribution 

Adjusted estimates of the size distribution of family money income * Danie! B. Radner 

European research on measuring income inequality * H. D. Vinod 

interdistributionai income inequaiity * Richard J. Butier; James B. McDonald 

Large sample theory for the bounds on the Gini and related indices of inequality 

Measurement of economic distance between blacks and whites (Com: V3 p405-409) * 

Poverty measurement: An index related to a Theil measure of inequality * McKinley L. 

Relative price changes and inequality in the size distribution of various 
income distribution * Tapan K. Nayak et al. The use of diversity analysis to assess 
income distribution * David C. Schmittiein 
income Dynamics * Greg J. Duncan; Daniel H. Hill the quality of household 
income elasticities of alcoholic beverages in Finland from 1955 to 1980 * Juha Antola et al. 
income * Daniel B. Radner Adjusted 
income hypothesis * James P. Keeler et al. The relative 
income-induced changes in aggregate consumers’ tastes * Basmann et al. The sensitivity 
income inequality * H. D. Vinod 
income inequality * Richard J. Butier; James B. McDonald 
income inequality * Rudy Fichtenbaum; Hushang Shahidi 
income: A multidimensional approach * D. J. Siottje Relative price changes and inequality 
income and the permanent income hypothesis * James P. Keeler; William L. James; 
income receivers * Camilo Dagum Measuring 
income revisited * Apostolos Serietis 
income and tax statistics * John L. Czajka et al. 
Incomplete data 

Missing-data adjustments in large surveys (C/R: p296-301) * Roderick J. A. Little 
independence axiom with nonexperimental data (or buckle up and fan out) (C/R: p44-49) * 
index * Estela Bee Dagum; Marietta Morry Basic issues on the seasonal 
index * William C. Randolph Housing depreciation 
index with changing preferences * Dale Heien; James Dunn 
index estimators with small sampling biases (Corr: V3 p100) * Kott 
index methodologies * Thomas B. Fomby 
index: A 
index * H. M. P. Kersten 





of . 


Projecting from advance data 


Index 


S86JBES 4 187-198 
88JBES 6 359-371 
84JBES 2 10- 20 

87JBES 5 521-528 
88JBES 6 391-398 


86JBES 4 59- 70 
89JBES 7 227-235 
91JBES 9 179-187 
92JBES 10 221-228 
89JBES 7 307-317 
88JBES 6 505-509 
89JBES 7 107-115 
92JBES 10 133-142 
83JBES 1 163-168 
91JBES 9 103-110 
S0JBES 8 71- 81 
83JBES 1 202-210 
85JBES 3 159-168 
83JBES 1 127-135 
87JBES 5 219-232 
89JBES 7 441-452 
89JBES 7 287-296 
89JBES 7 11- 19 


88JBES 6 327-334 
84JBES 2 159-169 
88JBES 6 359-371 
84JBES 2 10- 20 

87JBES 5 417-424 
87JBES 5 233-242 


89JBES 7 327-341 
85JBES 3 228-237 
92JBES 10 193-200 
91JBES 9 317-323 
88JBES 6 1- 15 
9OJBES 8 305-315 
89JBES 7 21- 25 


87JBES 5 47- 52 
84JBES 2 91-102 
88JBES 6 287-296 
86JBES 4 87- 94 
92JBES 10 409-417 


87JBES 5 305-308 
84JBES 2 384-394 
84JBES 2 179-186 
SO0JBES 8 265-279 
S0JBES 8 265-279 


83JBES 1 136-146 
86JBES 4 143-143 
87JBES 5 13- 18 
86JBES 4 269-273 
85JBES 3 78- 88 
89JBES 7 475-481 
87JBES 5 19- 26 
89JBES 7 453-460 
83JBES 1 147-153 
89JBES 7 441-452 
86JBES 4 199-208 
83JBES 1 136-146 
85JBES 3 209-215 
87JBES 5 483-498 
86JBES 4 143-143 
87JBES 5 13- 18 
88JBES 6 335-337 
87JBES 5 19- 26 
85JBES 3 209-215 
87JBES 5 5- 12 
88JBES 6 351-358 
92JBES 10 117-131 


88JBES 6 287-296 
92JBES 10 31- 44 
84JBES 2 250-259 
88JBES 6 359-371 
85JBES 3 332-335 
84JBES 2 83- 90 

86JBES 4 177-186 
89JBES 7 219-225 
85JBES 3 336-343 





index Number 


prices: A stochastic approach * Rao et al. 


W. Clements; H. Y. izan 


A note on the stochastic approach to 


Poverty measurement: An 


in the measurement of consumer cost-of-living 
of multiplicative estimators of Laspeyres price 
adjustment procedures for the consumer price 


Analysis of the car accident 


Variance estimation for price 
Gasoline cost and hedonic price 
Estimation of Laspeyres price 


Greeniees 


of the Commerce Department leading- 


Inflationary expectations in israel: A multiple 


measurement of an inflation index: A multipie- 


Leading 


Analysis and development of leading 
theory for the bounds on the Gini and related 


New 


for preference change in consumer demand: An 
frontier approach for estimating determinants of 


for the bounds on the Gini and related indices of 
European research on measuring income 
An index related to a Theil measure of 





capital service price definition on perceptions of 


Tests for parameter 


Panel-data modeis with seria! correlation when 


rate: An estimate for the ... * Gracia-Diez 


Gregory Mankiw 
Herbert |. Weisberg et al. 


Predicting 


parameters obtained from financial .. * Tauchen 
random-coefficient approach * Anil K. Bera et al. 
analysis of the gold ... * M. W. Luke Chan et ail. The 
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index number 
Cc station of d 





Pp errors for Geary-Khamis parities and international 

The measurement of inflation: A stochastic approach (Ref: V7 p471-474) * Kenneth 
index numbers (Ref: V5 p339-350) * E. A. Sc:.anathan 
index related to a Theil measure of inequality * McKinley L. Blackburn 
indexes * Mary F. Kokoeki Problems 
indexes * Richard Valliant; Stephen M. Miller A class 
indexes: Some empirical results * Raj K. Jain The seasonal 
indexes in Spain: A multiple time series approach * Antonio Garcia-Ferrer; Juan del Hoyo 
indexes from a two-stage sample with rotating panels * Richard Valliant 
indexes of U.S. used cars for 1970-1983: A note * Makoto Ohta 
indexes using the prediction approach for finite population sampling * Richard Valliant 
Indexing the federal tax system: A cost-of-living approach * Robert Gillingham; John S. 
indicator approach * Paul D. Koch; Robert H. Rasche An examination 
indicators approach * Daniel Gottlieb; Rafi Melnick; Syivia Piterman 
indicators distributed-lag approach * Keshab Shrestha 
indicators for the service sector * Allan P. Layton; Geoffrey H. Moore 
indicators using a Bayesian turning-points approach * James P. LeSage 
indices of inequality estimated from grouped data * Gastwirth et al. Large sample 
indices of money supply and the flexible Laurent demand system * William A. Barnett 
indirectly separable, ip tric model * Giancarlo Moschini Testing 
inefficiency in U.S. dairy farms * Subal C. Kumbhakar et al. A generalized production 
Inequality constraints in the univariate GARCH model * Daniel B. Nelson; Charles Q. Cao 
inequality estimated from grouped date * Gastwirth et al. Large sample theory 
inequality * H. D. Vinod 
inequality * McKinley L. Blackburn 
inequality * Richard J. Butler; James B. McDonald 
inequality in the Michigan data * Esfandiar Maasoumi; Gerald Nickelsburg Multivariate 
inequality in the size distribution of various components of income: A ... * Siottje 
inequality * Rudy Fichtenbaum; Hushang Shahidi 
infinite-variance distributions as models of daily stock returns * Alan L. Tucker 
Inflation 

The business cycle at various stages of process * Joe! Popkin 

A framework for time varying parameter regression modeling * Joseph A. Machak; 

Household saving in the United States: Measurement and behavior * Patric H. 

indexing the federal tax system: A cost-of-living approach * Robert Gillingham; John 

More flexible use of survey data on expectations in macroeconomic models * Kajal 
inflation disaggregation * Cornelis A. Los 
inflation index: A multiple-indicators distributed-lag approach * Keshab Shrestha 
inflation: A stochastic approach (Ref: V7 p471-474) * Kenneth W. Clements; H. Y. Izan 
inflation trade-offs * Pekka limakunnas; Hiroki Tsurumi 
inflation using Kalman filtering * Edwin Burmeister; Kent D. Wail; James D. Hamilton 
inflationary expectations based on qualitative survey data * Satoru Kanoh; Zhi Dong Li 
Inflationary expectations in israel: A multiple indicators approach * Daniel Gottlieb; Rafi 
inflationary times: Measurement, determinants, and implications * R. T. Clements 
influential observation 

Robust methods of buliding regression models - An application to the housing sector 
influential observations for allocation, separation, and the determination of probabilities ... 
Influential observations in time series * Danie! Pefia 
innovations: A methodological reappraisal * Manuel Trajtenberg; Shiomo Yitzhaki 
input substitution * Michael Hazilia; Raymond J. Kopp Systematic effects of 
instability in regressions with (1) processes * Bruce E. Hansen 
instruments are not strictly exogenous (C/R: p10-29) * Keane et al. 
Instrumental variable 

Compositional changes of the labor force and the increase of the unemployment 

Disaggregating data using related series * James A. Wilcox 

Permanent income, current income, and consumption * John Y. Campbell; N. 
insurance losses under cross-ciassification: A comparison of alternative approaches * 
Integral equation 

Statistical properties of generalized method-of-moments estimators of structural 
Interaction between autocorrelation and conditional heteroscedasticity: A 
interactive and causal relationships involving precious metal price movements: An 
Interdistributional income inequality * Richard J. Butler; James B. McDonald 
interest rates * Pami Dua 
interest rates * John H. Cochrane The return of the liquidity effect: A study of the 
interest-rate term structure: An analysis of cointegration vectors * Gary S. Shea 
internal-adjustment-cost hypothesis * Richard McHugh; Julia Lane 
international data * Stefan Mittnik 
internationai data * Antonio Garcia-Ferrer; R. A. Highfield; Franz C. Paim; Arnold Zeliner 
international evidence * Banerjee et al. Recursive and sequential tests of the unit-root 
international prices: A stochastic * D. S. Prasada Rao et al. 
interpolating a time series (Ref: V1 p169-173) * J. Lew Silver 
Interpolation 

Disaggregation and forecasting: A Bayesian analysis * Enrique de Alba 
Intertemporal properties of real output: A Bayesian analysis * Gary Koop 
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83JBES 1 192-201 
88JBES 6 339-349 
91JBES 9 207-213 
85JBES 3 312-324 
83JBES 1 273-279 
92JBES 10 437-444 
84JBES 2 375-383 
92JBES 10 117-131 
S0JBES 8 39- 40 
92JBES 10 117-131 
89JBES 7 61- 65 
89JBES 7 275-286 
89JBES 7 267-273 
85JBES 3 23- 35 
86JBES 4 305-316 
88JBES 6 145-159 
92JBES 10 301-320 
88JBES 6 401-407 
SOJBES 8 41- 44 
SOJBES 8 23- 26 
QOJBES 8 99-113 
86JBES 4 263-268 
88JBES 6 303-312 
SO0JBES 8 49- 51 
89JBES 7 407-417 
89JBES 7 61- 65 
S0JBES 8 395-403 
92JBES 10 391-400 
S1JBES 9 241-252 
88JBES 6 97-104 
86JBES 4 187-198 
89JBES 7 245-252 
89JBES 7 441-452 
84JBES 2 179-186 


83JBES 1 326-336 
92JBES 10 19g-200 
85UBES 3 54- 59 
92JBES 10 391-400 


85JBES 3 78- 88 
91JBES 9 361-387 
91JBES 9 27- 39 


S1JBES 9 345-359 
87JBES 5 417-424 
86JBES 4 289-303 
87JBES 5 249-255 
S92JBES 10 133-142 
84JBES 2 360-366 


86JBES 4 199-208 
88JBES 6 231-240 
85JBES 3 104-111 
92JBES 10 169-177 
84JBES 2 360-366 
88JBES 6 43- 49 
87JBES 5 131-143 
84JBES 2 40- 53 
SOJBES 6 83- 97 
89JBES 7 61- 65 


92JBES 10 201-211 





Random Walk 


Neilson; Heejoon Kang 
series (Ref: V1 p169-173) * J. Lew Silver 
B. Litterman A 
Why 
Durbin-Watson tests for autocorrelations and 


James M. Holmes et al. 
analysis of costing system components in rail 
David C. Cheng Estimation of multiperiod expected 
Lag specification in 


Ingram 

Giovannini; Julio J. Rotemberg 
time-varying-parameters estimation * Fuhrer 
William T. Roberds 

Roger Craine 

methods * John B. Taylor; Harald Uhlig 

* Marianne Baxter et al. 
value-function iteration * Lawrence J. Christiano 
Haan; Albert Marcet 
vaiue-function iterations * George Tauchen 
Coleman, Ii 


P.K Trivedi; J. N. Alexander 
Using Bayesian techniques for data pooling in 
of forecasting accuracies of alternative 


Stephen C. Peters 


James M. Hoimes et al. 

Raymond S. Hartman 

David Lane 

David A. Pierce et al. 
semiparametric EGLS estimators * Paul Rilstone 


Diagnostics for group effects in 
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Random waik (cont.) 

Pitfalls in the use of time as an explanatory variable in regression * Charles R. 

Two results useful for implementing Litterman'’s procedure for interpolating a time 
random walk, Markov model for the distribution of time series (Ref: V4 p129-130) * Robert 
random walk models of the term structure are hard to reject * Allen N. Berger; Roger Craine 
randomness * Mukhtar M. Ali Durbin-Watson and generalized 
Rank test 

A functional-form-free test of the research and development/firm size relationship * 
rate regulation * George F. Rhodes, Jr; M. Daniel Westbrook Econometric 
rates of return when investment relatives are lognormally distributed * Marvin J. Karson; 
rational distributed lag structural models * Dominique M. Hi ; Lon-Mu Liu 
Rational economic data revisions * Piet de Jong 
Rational expectations 

Equilibrium modeling of asset prices: Rationality versus rules of thumb * Beth Fisher 

Exchange-rate dynamics with sticky prices: The Deutsche mark, 1974-1982 * Alberto 

Inferring changes in expectation behavior over time: An application of nonlinear 

The quantitative significance of the Lucas critique (C/R: p388-389) * Preston J. Miller; 

Why random waik models of the term structure are hard to reject * Allen N. Berger; 

Solving nonlinear stochastic growth models: A comparison of alternative solution 

Solving the stochastic growth model by a discrete-state-space, Euler-equation approach 

Solving the stochastic growth model by linear-quadratic approximation and by 

Solving the stochastic growth model by parameterizing expectations * Wouter J. den 

Solving the stochastic growth model by using quadrature methods and 

Solving the stochastic growth model by policy-function iteration * Wilbur John 

Solving the stochastic growth mode! by backsolving with an expanded shock space * 

Solving the stochastic growth model by using a recursive mapping based on least 

Solving the stochastic growth model by backsolving with a particular nonlinear 

Solving the stochastic growth mode! by deterministic extended path * Joseph E. 

Solving the stochastic growth model by linear-quadratic approximation * Ellen R. 

Testing the Lucas hypothesis on output-inflation trade-offs * Pekka limakunnas; 

Testing the rational-expectations hypothesis: Further evidence ° Alok K. Sonera 

The time-varying-parameter mode! for modeling changing citi 
rational expectations (C/R: p465-477) * Gail Biattenberger; Frank Lad 
rational-expectations hypothesis: Further evidence * Alok K. Bohara 
Rational expectations and macroeconomic forecasts * Victor Zarnowitz 
rational-expectations models: An analysis of smail-sample properties * Dennis L. Hoffman 
rationality * Jinook Jeong; G. S. Maddala 
Rationality versus rules of thumb * Beth Fisher Ingram 
Reagan tax cuts: Some time series estimates * Victor A. Canto et al. 
real GDP in 19 OECD countries, 1957-1983 * John Geweke 
real GNP: A seminonparametric approach * Allan D. Brunner 
real Gross National Product * Eric Ghysels Unit-root tests and the statistical pitfalls of 
real output: A Bayesian analysis * Gary Koop 
real output through a new classical macroeconomic window (C/R: p149-161) * Dale J. 
real-time stock-price data * E. Scott Mayfield; Bruce Mizrach 
recursive ... * Ottenwaelter et al. An empirical analysis of backlog, inventory, production, 
recursive mapping based on least squares projection * Pamela Labadie 
Recursive and sequential tests of the unit-root and trend-break hypotheses: Theory 
Reduced-form trinomial probit: A quantal response mode! without a priori restrictions * 
Reempioyment probability and multiple unemployment spells: A partial-likelihood approach 
regional payroll forecasting * James P. Lesage; Michael Magura 
regional production index methodologies * Thomas B. Fomby 
Regression 

Bootstrapping an econometric model: Some empirical results * David A. Freedman; 

Chow-type tests under heteroscedasticity * Martin A. Koschat; Samaradasa Weerahandi 

On cross-lagged pane! models with serially correlated errors * Lawrence S. Mayer 

A functional-form-free test of the research and development/firm size relationship * 

A Monte Carlo analysis of alternative estimators in models involving selectivity * 








An application 


A comparison 


Smali-area estimation of economic statistics * Cary T. isaki 

Some Monte Carlo evidence on the relative efficiency of parametric and 

Specification analysis in dynamic models * Denzil G. Fiebig; Esfandiar Maasoumi 
regression analysis * Brent R. Moulton 





systems estimation with microdata: A d 
of separating demand and supply in time series 
Whiteside; A. Narayanan Reverse 


(C/R: p426-451) * Marius A. Janson 


technical efficiency measures * Bill L. Seaver et al. 
sum of squares as a general measure for 


ih * Dale Heien; Cathy Roheim Wesselis Demand 
regression (C/R: V6 p135-140) * Stephen E. Haynes; Joe A. Stone A neglected method 
regression, collinearity, and employment discrimination (Com: V9 p341-342) * M. M. 
Regression diagnostic 


Combining robust and traditional least squares methods: A critical evaluation 
Experimental design in tests of linear factor models * Arthur Warga 
The implications of using messy data to estimate production-frontier-based 
regression diagnostics * Nguyen T. Quan The prediction 
regression and discriminant analysis by ordinary least squares * Gus W. Haggstrom 
regression (distributed lag) models * Ruey S. Tsay 
regressions via the EM aigoriiwn ° Cliff J. Huang; Frank A. Sloan; Killard W. Adamache 





estimates * McElroy et al. ...&8 @ restricted nonlinear multivariate regression 

Regression estimation of crop acreages with transformed Landsat data as auxilery 

regression, fairness, and employment discrimination (C/R: V2 p110-139) * Delores A. 

regressions with I(1) processes * Bruce E. Hansen 

regression with missing observations on the response variables * Irwin Guttman; Ulrich 
models - An application to the housing sector * Danie! Pefia; Javier Ruiz-Castilio 

regression mode! * Paramsothy Silvapulle; Maxwell L. King Testing moving average 

regression models * Wilfried R. Vanhonacker; Donald R. Lehmann; Fareena Sultan 

Tests for 


.. * McElroy et ai. Arbitrage pricing 


Regression Model 


84JBES 2 73- 82 

86JBES 4 129-130 
83JBES 1 169-173 
89JBES 7 161-167 
87JBES 5 195-203 


91JBES 9 85- 90 

86JBES 4 289-303 
85JBES 3 140-148 
83JBES 1 316-325 
87JBES 5 539-548 


S0JBES 8 115-125 
89JBES 7 169-178 
92JBES 10 169-177 
S1JBES 9 361-387 
89JBES 7 161-167 
90JBES 8 1- 17 
9S0JBES 8 19- 21 
S0JBES 8 23- 26 
SOJBES 8 31- 34 
SO0JBES 8 49- 51 
90JBES 8 27- 29 
S0JBES 8 37- 38 
90JBES 8 39- 40 
SOJBES 8 45- 47 
S0JBES 8 35- 36 
SOJBES 8 41- 44 
85JBES 3 43- 53 
91JBES 9 337-340 
89JBES 7 433-440 
88JBES 6 453-464 
91JBES 9 337-340 
85JBES 3 293-311 
91JBES 9 51- 61 
91JBES 9 431-439 
SOJBES 8 115-125 
86JBES 4 281-288 
88JBES 6 479-486 
92JBES 10 65- 72 
SQOJBES 8 145-152 
S1JBES 9 253-265 
S1JBES 9 125-148 
92JBES 10 367-374 
84JBES 2 224-234 
S0JBES 8 39- 40 
92JBES 10 271-287 
85JBES 3 54- 59 
89JBES 7 395-401 
90JBES 8 127-135 
86JBES 4 177-186 


84JBES 2 150-158 
92JBES 10 221-228 
86JBES 4 347-357 
S1JBES 9 85- 90 
SIJBES 9 41- 49 
83JBES 1 292-298 
84JBES 2 260-270 
SOJBES 8 435-441 
91JBES 9 179-187 
SO0JBES 8 443-451 
87JBES 5 275-282 
90JBES 8 365-371 
85JBES 3 238-243 
89JBES 7 403-406 


88JBES 6 415-427 
89JBES 7 191-198 
89JBES 7 49- 59 
88JBES 6 501-504 
83JBES 1 229-238 
85JBES 3 228-237 
87JBES 5 425-430 
88JBES 6 29- 42 
87JBES 5 475-482 
83JBES 1 75- 85 
92JBES 10 321-335 
83JBES 1 239-248 
84JBES 2 10- 20 
91JBES 9 329-335 
9OJBES 8 327-335 
91JBES 9 215-222 
88JBES 6 29- 42 
91JBES 9 267-277 





Regression Model 


The use of polynomials to shift coefficients in linear 
A framework for time varying parameter 

Some notes on the bootstrap in 

production: A fixed-effects approach to nonlinear 
Use of the bootstrap and cross-validation in ridge 

in the use of time as an explanatory variable in 
Veal Selecting 
of costing system components in raii rate 


The 
Some Monte Carlo evidence on the 
The use of diversity analysis to assess the 
expected rates of return when investment 

income: A multidimensional approach * D. J. Siottje 
ee "a 

William L. James; Mohamed Abdel-Ghany 

bev 
adjustment of population means using data from 


et al. An assessment of the quality of survey 
out of mind: Response errors in retrospective 


Freedman 
standard errors * Richard Green et al. 


J. Murnane; Stuart Newstead; Randall J. Olsen 


Nguyen T. Quan 
Market models and heteroscedasticity of 


Carma R. Hogue; Paul O. Fiaim 
J. Duncan Out of work, out of mind: 
regression with missing observations on the 
* McElroy et al. Arbitrage pricing theory as a 
probit: A quantal response model without a priori 
The NERC fan: A 
Out of work, out of mind: Response errors in 
at skewness and elongation in common-stock- 
Cheng Estimation of multiperiod expected rates of 
and interest rates * John H. Cochrane The 


Michael W. Tretheway; Yimin Zhang 

behavioral assumptions: An ... * Callan 

A. Canto; Douglas H. Joines; Robert !.Webb The 
agriculture * Daniel V. Gordon A 


A dynamic analysis of prices in the U.S. 
Use of the bootstrap and cross-validation in 
Disclosure 

The 


for price indexes from a two-stage sample with 
repeated surveys (C/R: p176-177) * Pfeffermann 
Richard Valliant 


Effects of 

incentive programs on domestic automobile 
alternative correction procedures * Robins et al. 

Distributions of the 

Cross-validation, the Bayes theorem, and smail- 

Multiple time series modeling and extended 

Optimal 

Time-varying parameters and the out-of- 

maximum likelihood estimators for undersized 

models: An analysis of smail- 

estimation for price indexes from a two-stage 

Robert Leu; Paul Rohrer Ordinary least squares and 

Choosing between the 
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regression models * Timothy J. Tyrrell 

regression modeling * Joseph A. Machak; W. Alien Spivey; William J. Wrobieski 

regression problems * Stephen C. Peters; David A. Freedman 

regression * Sanghamitra Das Estimation of fuel coefficients of cement 
regression * Nancy Jo Delaney; Sangit Chatterjee 

regression * Charles R. Nelson; Heejoon Kang Pitfalis 
regressors for prediction using PRESS and White t statistics * Lonnie Magee; Michael R. 
feguiation * George F. Rhodes, Jr; M. Danis! Westbrook Econometric analysis 
Relative commodity prices and cointegration * Juergen von Hagen 

relative deprivation curve and its applications (C/R: p395-405; V3 p169-173) * Nanak 
relative efficiency of parametric and semiparametric EGLS estimators * Paul Rilstone 
relative influence of factors affecting the income distribution * Tapan K. Nayak et al. 
relatives are lognormaily distributed * Marvin J. Karson et al. Estimation of multiperiod 
Relative price changes and inequality in the size distribution of various components of 
relative price models: Tests using linear feedback * Mary G. McGarvey 

relative size of windfall income and the permanent income hypothesis * James P. Keeler; 
reliability of U.S. Gross National Product * Frank de Leeuw 


repeated surveys (C/R: p176-177) * Danny Pfeffermann Estimation and seasonal 


Repeated time series analysis of ARIMA-noise models * Wing-keung Wong; Robert B. Miller 
reports of income from the Aid to Families with Dependent Children ... * Karen Goudreau 
reports of unemployment * Nancy A. Mathiowetz; Greg J. Duncan 
Resampling 


Out of work, 


Estimating the cost of a warranty * Edward W. Frees 

Some notes on the bootstrap in regression 

Standard errors for elasticities: A comparison of bootstrap and asymptotic 

Vector autoregressions and reality (C/R: p443-454) * David E. Runkle 
Residuals 

Comparing public and private schools: The puzzling role of selectivity bias * Richard 

Diagnostics for group effects in regression analysis ° Brent FR. Moulton 

The prediction sum of squares as a general for regr diagnostics * 
residual security returns * Giovanni Barone-Adesi; Prem P. Talwar 
Response error 

Effects of rotation group bias on estimation of unemployment * Gary Solon 

Measuring gross flows in the labor force: An overview ©: special conference * 
Response errors in retrospective reports of unemployment * Nancy A. Mathiowetz; Greg 
response variables * Irwin Guttman; Ulrich Menzefricke Bayesian infer in multivari 
restricted nonlinear multivariate regression model: Iterated nonlinear seemingly unrelated ... 
restrictions * Joseph V. Terza Reduced-form trinomial 
retrospective analysis of the NERC summary forecasts * Charles R. Nelson; Stephen C. 
retrospective reports of unemployment * Nancy A. Mathiowetz; Greg J. Duncan 
return distributions * S. G. Badrinath; Sangit Chatterjee A data-analytic look 
return when investment relatives are lognormally distributed * Marvin J. Karson; David C. 
return of the liquidity effect: A study of the short-run relation between money growth 
Returns to scale 

A note on capacity utilization and measurement of scale economies * Tae H. Oum; 

The sensitivity of productivity growth measures to alternative structural and 
revenue effects of the Kennedy and Reagan tax cuts: Some time series estimates * Victor 
revenue-function approach to the measurement of output-substitution possibilities in 
Reverse regression, collinearity, and employment discrimination (Com: V9 p341-342) * M. 
Reverse regression, fairness, and employment discrimination (C/R: V2 p110-139) * 
revisions * Piet de Jong 
Revisions of trend-cycie estimators of moving average seasonal adjustment methods * 
tice marketing channel * B. Wade Brorsen; Jean-Paul Chavas; Warren R. Grant 
ridge regression * Nancy Jo Delaney; Sangit Chatterjee 
risk and disclosure avoidance for microdata * Gerhard Paass 
risk of disclosure for microdata * George Duncan; Diane Lambert 
Risk measurement for event-dependent security returns * Larry J. Lockwood; K. Rao 
Robust methods of building regression modais - An application to the housing sector * 
robust and traditional least squares methods: A critical evaluation (C/R: p428-451) * 
Robustness 

Estimation of location parameters under nonnormal errors and quadratic loss * 

Estimation of stable-law parameters: A comparative study * Vedat Akgiray; 

Market models and heteroscedasticity of residual security returns * Giovanni 

Two-stage bounded-influence estimators for simult tions models * William 

Use of the bootstrap and cross-validation in ridge regression ° Nancy Jo Delaney; 
rotating panels * Richard Valliant Variance estimation 
Rotation group bias 

Estimation and seasonal adjustment of population means using data from 

Variance estimation for price indexes from a two-stage sample with rotating panels * 
rotation group bias on estimation of unemployment * Gary Solon 
sales * Patrick A. Thompson; Themas Noordewier Estimating the effects of consumer 
Sample attrition and labor supply response in experimental pane! data: A study of 
sample autocorrelations when observations are from a stationary ... * Ali 
sample bias * Greg M. Allenby 
sample cross-correlations * George C. Tiao; Ruey S. Tsay 
sample designs with preliminary tests of significance * Jean Baidwin Grossman 
sample forecasting performance of structural exchange rate models * Christian C. P. Wolff 
samples * Swamy et al. ...on Zeliner’s minimum expected loss and full information 
sample properties * Hoffman ...estimators in contemporary rational-expectations 
sample with rotating panels * Richard Valliant Variance 
sample-selection models of health-care demand: Monte Carlo comparison * Joe! W. Hay; 
sample-selection model and the multi-part model * Naihua Duan et al. 
Sample splitting and applied econometric modeling * Carlos M. Jarque 
Sample survey 

Measurement errors and tests for rationality * Jinook Jeong; G. S. Maddala 

Modeling nonignorable nonresponse in categorical panel data with an example in 











Sample Survey 


83JBES 1 249-252 
85JBES 3 104-111 
84JBES 2 406-409 
SIJBES 9 469-474 
86JBES 4 255-262 
84JBES 2 73- 82 

91JBES 9 91- 96 

S86JBES 4 289-303 
89JBES 7 497-503 
84JBES 2 384-394 
91JBES 9 179-187 
89JBES 7 453-460 
85JBES 3 140-148 
87JBES 5 19- 26 

91JBES 9 15- 25 

85JBES 3 209-215 
SOJBES 8 191-203 
91JBES 9 163-175 
S90JBES 8 243-250 
84JBES 2 179-186 
88JBES 6 221-229 


88JBES 6 79- 86 

84JBES 2 406-409 
87JBES 5 145-149 
87JBES 5 437-442 


85JBES 3 23- 35 

87JBES 5 275-282 
88JBES 6 501-504 
83JBES 1 163-168 


86JBES 4 105-109 
86JBES 4 111-121 
88JBES 6 221-229 
83JBES 1 239-248 
88JBES 6 29- 42 

85JBES 3 54- 59 

85JBES 3 179-187 
88JBES 6 221-229 
91JBES 9 223-233 
85JBES 3 140-148 
89JBES 7 75- 83 


91JBES 9 119-123 
91JBES 9 207-213 
86JBES 4 281-288 
89JBES 7 483-487 
89JBES 7 403-406 
83JBES 1 75- 85 

87JBES 5 539-548 
87JBES 5 177-189 
85JBES 3 362-369 
86JBES 4 255-262 
88JBES 6 487-500 
89JBES 7 207-217 
88JBES 6 43- 49 

84JBES 2 10- 20 

88JBES 6 415-427 


86JBES 4 263-268 
89JBES 7 85- 93 

83JBES 1 163-168 
86JBES 4 437-444 
86JBES 4 255-262 
91JBES 9 409-422 


S1JBES 9 163-175 
S1JBES 9 409-422 
86JBES 4 105-109 
92JBES 10 409-417 
86JBES 4 329-338 
84JBES 2 271-278 
SO0JBES 8 171-178 
83JBES 1 43- 56 
86JBES 4 171-176 
87JBES 5 87- 97 
83JBES 1 154-162 
S1JBES 9 51- 61 
91JBES 9 409-422 
87JBES 5 499-506 
84JBES 2 283-289 
87JBES 5 267-274 


S1JBES 9 431-439 
88JBES 6 207-219 
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auxiliary variables * Hsien-Ming Hung et al. 





the design of price index estimators with smail 
estimators of the Gini coefficient - Probability 

* Patrick A. Thompson; Robert B. Miller 
the prediction approach for finite population 
Some 


implications * R. T. Clements 


E. Rossi 


Randall J. Olsen Comparing public and private 


Basic issues on the 
Unit-root tests and the statistical pitfalls of 
Concurrent 
Bek; Steven C. Hiner Issues involved with the 
U d models for 
ot twend-cycle estimators of moving average 
committee report * David A. Pierce 
p176-177) * Danny Pfeffermann Estimation and 
Raj K. Jain The 
Measures of variability for model-based 
Cupingood; William W. S. Wei 
comparison with the Census ... * den Butter et al. 
A. Pierce; Michael R. Grupe; William P. Cleveland 
adjusting time series with variation in the 
A note on exponentially smoothed 
An / tric analysis of 


ov ‘e/ 











with monthly means and models with (0,1,1);2 
Bayesian forecasting with stable 

An alternative approach to modeling and forecasting 
A note on overdifferencing and the equivalence of 


of periodic autoregressive models in forecasting 
The prediction of time series with trends and 


Hoeven; A. J. Hundepool A method for 
estimates using cross-sectional first-choice and 
Symmetric test for 

toward optimizing the best performance at a 
models - An application to the housing 


* Michael Hazilila; Raymond J. Kopp 
The 


Marc R. Reinganum Stable factors in 
Market models and heteroscedasticity of residual 
Risk measurement for event-dependent 
multivariate regression model: Iterated noniinear 


dynamic and variable speeds of adjustment * Lin 
tastes in the U.S.? ° Makoto Ohts; Zvi Griliches 
i tions models * Trivellato et al. 
C. Kumbhakar 
Fernandez; Andrew C. Harvey 
Sloan; Killard W. Adamache 
Michael R. Veali 





Estimation of 


medical care * Joel W. Hay; Randall J. Olsen 


Ehrman; Abba M. Krieger; Kiaus J. Miescke Subset 


Haggstrom 
of alternative estimators in models involving 
public and private schools: The puzzling role of 
Lagrange multiplier tests for normality against 
Conditional asymmetries in real GNP: A 
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Sample survey (cont) 

Regression estimation of crop acreages with transformed Landsat data as 

Out of work, out of mind: Response errors in retrospective reports of unemployment * 
sample survey * Phillip S. Kott 
sample theory for the bounds on the Gini and related indices of inequality estimated 
sampling in ARIMA models * Theo E. Nijman; Franz C. Paim 
sampling in auditing * John Wurst; John Neter; James Godfrey 
sampling biases (Corr: V3 p100) * Phillip S. Kott spend: 
sampling * Arne Sandstrém; Jan H. Wretman; Bertil Waldén 
Sampling the future: sepa na 1 OR 
pei pts an, gs Estimation of Laspeyres price indexes using 

sampling properties of 2 model for Income dietibution * David C. Schmittisin 

Savings in New Zealand during inflationary times: / t, deter , and 
saving in the United States: Measurement and behavior * Patric H. Hendershott; Joe Peek 
Scanner data 

There is no aggregation bias: Why macro logit models work * Greg M. Allenby; Peter 
schools of business * George S. Easton; Harry V. Roberts; George C. Tiao 
schools: The puzzling role of tivity bias * Richard J. Murnane; Stuart Newstead; 
scoring models * Alan K. Reichert et al. An examination of the 
Seasonal adjustment 

Bayesian forecasting with stable seasonal patterns * Robert M. Oliver 

Mini mean sq d error estimation of the noise in unobserved component models 

Preliminary-data error and monetary aggregate targeting * Agustin Maravall; David 

On structure! time series models and the ch ization of ip * Agustin 
seasonal adjustment of the Canadian Consumer Price index * Estela Bee Dagum; 
seasonal adjustment: The case of U.S. postwar real Gross National Product * Eric Ghysels 
seasonal adjustment with Census X-11 * Sandra K. McKenzie 
seasonal adjustment of economic time series (C/R: p321-349; V3 p92-97) * William R. 
seasonal adjustment filters * Peter Burridge; Kenneth F. Wallis 
seasonal adjustment methods * Estela Bee Dagum; Normand J. D. Laniel Revisions 
Seasona! adjustment of the ¥ aggregates: Summary of the Federal Reserve's 
seasonal adjustment of population means using data from repeated surveys (C/R: 
seasonal adjustment procedures for the consumer price indexes: Some empirical results * 
seasonal adjustment procedures * Steven C. Hilimer 
Seasonal adjustment of time series using one-sided filters (Corr: V5 p313) * Leonard A. 
Seasonal adjustment using structural time series models: An application and a 
Seasonal adjustment of the weekly monetary aggregates: A model-based approach * David 
seasonal amplitude * H. van der Hoeven; A. J. Hundepool A method for seasonally 
seasonal differences * Lars-Erik Oller 
seasonal energy demand and conservation in the Pacific Northwest * Jeffrey A. Dubin et al. 
Seasonal extraction in the presence of feedback * Eric Ghysels 
seasonal parts when @ = 1 * Bell ...the equivalence of seasonal time series models 
seasonal patterns * Robert M. Oliver 
seasonal time series * Fabio Canova 
seasonal time series models with monthly means and models with (0,1,1);2 ... * Bell 
Seasonal time series and transfer function modeling * Bovas Abraham 
seasonal U.K. consumption * Denise R. Osborn; Jeremy P. Smith 
seasonaiities * Will Gersch; Genshiro Kitagawa 
Seasonality in U.S. consumer demand * Dale Heien 
seasonally adjusting time series with variation in the seasonal amplitude * H. van der 
second-choice data * Robert F. Bordiey Generating market elasticity 
second differencing in univariate time series * D. L. Sen; D. A. Dickey 
second stage * Chaim Meyer Ehrman; Abba M. Krieger; Klaus J. Miescke Subset selection 
sector * Danie! Pefia; Javier Ruiz-Castilio Robust methods of building regression 
Sectoral modeis 

Systematic effects of capital service price definition on perceptions of input substitution 
secular and cyclical behavior of real GDP in 19 OECD countries, 1957-1983 * John Geweke 
security returns: identification using cross-validation (C/R: p16-28) * Delores A. Conway; 
security returns * Giovanni Barone-Adesi; Prem P. Talwar 
security returns * Larry J. Lockwood; K. Rao Kadiyala 
seemingly unrelated ... * McElroy et al. Arbitrage pricing theory as a restricted nonlinear 
Seemingly unrelated 

Analysis of lumber and pulpwood production in a partial adjustment model with 

Automobile prices and quality: Did the gasoline price increases change consumer 

Preliminary data errors and their impact on the forecast error of 

Production frontiers and panei data: An application to U.S. Class 1 Raiiroads * Subal 
Seemingly unrelated time series equations and a test for homogeneity * F. Javier 
seemingly unrelated tobit regressions via the EM algorithm * Cliff J. Huang; Frank A. 
Selecting regressors for prediction using PRESS and White t statistics * Lonnie Magee; 
Selection bias 




















The performance 


Let them eat cake: A note on comparing alternative models of the demand for 

Ordinary least squares and sampie-selection models of health-care demand: 

Policy analysis of medical malpractice reforms: What can we learn from claims data? * 
selection models of health-care demand: Monte Carlo comparison * Joel W. Hay et al. 
selection model and the multi-part model * Naihua Duan et al. 
selection toward optimizing the best performance at a second stage * Chaim Meyer 
Selection of variables 

Logistic regression and discriminant analysis by ordinary least squares * Gus W. 
selectivity * Raymond S. Hartman A Monte Carlo analysis 
selectivity bias * Richard J. Murnane; Stuart Newstead; Randall J. Olsen Comparing 


seminonparametric 
Semiparametric ARCH models * Robert F. Engle; Gloria Gonzélez-Rivera 


semiparametric EGLS estimators * Paul Rilstone 
semiparametric model * Giancarlo Moschini 
tivity of p 


Some Monte Carlo evidence 
Testing for preference change 
ductivity growth measures to alternative structural and behavioral 





Sensitivity 


87JBES 5 475-482 
88JBES 6 221-229 
87JBES 5 287-293 
86JBES 4 269-273 
S0JBES 8 405-415 
89JBES 7 199-205 
S4JBES 2 83- 90 

S8JBES 6 113-119 
S6JBES 4 427-436 
88JBES 6 189-196 
83JBES 1 147-153 
85JBES 3 188-208 
89JBES 7 11- 19 


S1JBES 9 1- 14 
88JBES 6 247-260 
85JBES 3 23- 35 
83JBES 1 101-114 


87JBES 5 77- 85 

87JBES 5 115-120 
S3JBES 1 179-186 
85JBES 3 350-355 
84JBES 2 250-259 
S0JBES 8 145-152 
S4JBES 2 235-249 
84JBES 2 291-320 
84JBES 2 350-359 
87JBES 5 177-189 
83JBES 1 37- 42 

91JBES 9 163-175 
89JBES 7 461-469 
85JBES 3 60- 68 

86JBES 4 473-484 
S0JBES 8 385-394 
84JBES 2 260-270 
86JBES 4 455-471 
86JBES 4 485-489 
88JBES 6 121-134 
87JBES 5 191-194 
87JBES 5 383-387 
87JBES 5 77- 85 

92JBES 10 97-108 
87JBES 5 383-387 
85JBES 3 356-361 
89JBES 7 117-127 
83JBES 1 253-264 
83JBES 1 280-284 
86JBES 4 455-471 
89JBES 7 141-146 
87JBES 5 463-473 
87JBES 5 295-303 
84JBES 2 10- 20 


86JBES 4 209-224 
88JBES 6 479-486 
88JBES 6 1- 15 
83JBES 1 163-168 
88JBES 6 43- 49 
88JBES 6 29- 42 


86JBES 4 305-316 
86JBES 4 187-198 
86JBES 4 445-453 
87JBES 5 249-255 
S0JBES 8 71- 81 

87JBES 5 425-430 
S1JBES 9 91- 96 


84JBES 2 279-282 
87JBES 5 499-506 
89JBES 7 423-431 
87JBES 5 499-506 
84JBES 2 263-289 
87JBES 5 295-303 


83JBES 1 229-238 
91JBES 9 41- 49 

85JBES 3 23- 35 

SOJBES 8 417-426 
92JBES 10 65- 72 
S1JBES 9 345-359 
91JBES 9 179-187 
S1JBES 9 111-117 
91JBES 9 207-213 





Sensitivity 


aggregate consumers’ tastes * Basmann et al. The 
et al. A comparison of nonparametric tests of weak 
in price elasticity estimates under homothetic 

A Monte Carlo study of tests of blockwise weak 

L. Turnovsky et al. Energy substitution, 
change in consumer demand: An indirectly 

Haynes; Joe A. Stone A neglected method of 
of influential observations for allocation, 


expectations (C/R: p465-477) * Blattenberger et al. 
evidence * Anindya Banerjee et al. Recursive and 


randomness * Mukhtar M. Ali 
Jean-Thomas Bernard; Michael R. Vea! 
Robert 9. | *terman 


Further evidence on the great crash, the oil-price 
Markups in U.S. and Japanese manufacturing: A 
The estimation of 

The return of the liquidity effect: A study of the 
Efficiency of 


Hilimer 
p321-349; V3 p92-97) * William R. Beil et al. 


price movements: An analysis of the gold and 
Calibration as testing: Inference in 
mint circulation: Estimation and Monte Carlo 


Raymond S. Hartman 
errors and their impact on the forecast error of 
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sensitivity of the true cost of living to price-induced and income-induced changes in 
separability for annual and quarterly data on consumption, leisure, and money * Swofford 
separability: Implications for analysis of peak-load electricity pricing ... * Kohler The bias 


esting 

separating demand and supply in time series regression (C/R: V6 p135-140) * Stephen E. 
separation, and the determination of probabilities in a ... * Jonnson The detection 
Sequential analysis 

An application of operational-subjective statistical methods to rational 

Efficient estimation of nested logit models * David Brownstone; Kenneth A. Smal! 
sequential tests of the unit-root and trend-break hypotheses: Theory and international 
Serial correlation 

Durbin-Watson and generalized Durbin-Watson tests for autocorrelations and 

The probability distribution of future demand: The case of Hydro Quebec * 

A random walk, Markov model for the distribution of time series (Ref: V4 p129-130) * 

Seemingly unrelated time series equations and a test for homogeneity * F. Javier 

Singularity and autoregressive disturbances in linear logit models * Jean-Paul Chavas; 
Serial correlation and the combination of forecasts * Francis X. Diebold 
serial correlation when instruments are not strictly exogenous (C/R: p10-29) * Keane et al. 
serial dependence and other specification analysis in models of markets in disequilibrium * 
serially correlated errors * Lawrence S. Mayer 
series * James A. Wilcox 
service price definition on perceptions of input substitution * Michael Hazilla; Raymond J. 
service sector * Allan P. Layton; Geoffrey H. Moore 
sex discrimination problem * Daniel W. Schafer 
Shared price trends: Evidence from U.S. cities and OECD countries * Jayendu Patel; 
Shewhart chart 

Time-series modeling for statistical process control * Layth C. Alwan; Harry V. Roberts 
shock space * Beth Fisher Ingram Solving the stochastic 
shock, and the unit-root hypothesis * Eric Zivot; Donald W. K. Andrews 


Issues involved with the seasonal adjustment of economic time series (C/R: 

Minimum mean squared error estimation of the noise in unobserved component models 

Seasonal adjustment of time series using one-sided filters (Corr: V5 p313) * Leonard 
significance levels * David A. Freedman; David Lane 
significance * Jean Baidwin Grossman 
sitver markets * M. W. Luke Chan et al. ...and causal relationships involving precious metal 
simulated macroeconomic models * Allan W. Gregory; Gregor W. Smith 
simulation * Han S. van der Knoop et al. A multivariate intervention model for the Dutch 
Simultaneous equations 

A Monte Carlo analysis of alternative estimators in models involving selectivity * 

quati models * Ugo Trivellato; Enrico Rettore Preliminary data 

tt tions models * William S. Krasker 
Singularity and autoregressive disturbances in linear logit models * Jean-Paul Chavas: 
site location * Paul P. Biemer; Sheryl E. Kimes An application of 
size distribution of family money income * Daniel B. Radner 
size distribution of various components of income: A multidimensional approach * D. J. 
size relationships and the precision of measurement * Kathy J. Hayes; S. Porter-Hudak 
size relationship * James M. Holmes et al. A functional-form-free 
size of a subdomain: An application in auditing * Lynne Stokes 
size of windfall income and the permanent income hypothesis * James P. Keeler; William 
skewness and elongation in common-stock-return distributions * S. G. Badrinath; Sangit 
Smail-area estimation of economic statistics * Cary T. Isaki 
smail-area means with application to the assessment of farmiand values * Danny 
small firms * Alison Morgan; leuan Morgan 








Two-step and related estimators in contemporary 
small sampling biases (Corr: V3 p100) * Phillip S. Kott A superpopulation theory approach 
smoothed seasonal differences * Lars-Erik Oller 
Smoothing 

Revisions of trend-cycie estimators of moving average seasonal adjustment methods * 
Social Security 

Goals for statistical uses of administrative records: The next 10 years (C/R: p392-404) 
software for microcomputers * Lynda Y. de la Vifia 
Spain: A multiple time series approach * Antonio Garcia-Ferrer; Juan del Hoyo 
sparse data in linear regression models * Wilfried R. Vanhonacker; Donaid R. Lehmann; 
Spatial data 

The estimation and interpretation of urban density gradients * Kajal Lahiri; R. 
spatial distribution of hospital utilization * Hau L. Lee; Morris A. Cohen 
Specification analysis in dynamic models * Denzil G. Fiebig; Esfandiar Maasoumi 
specification analysis in models of markets in disequilibrium * Anil K. Bera; Peter M. 
specification in rational distributed lag structural modeis * Dominique M. Hanssens; 
Specification test 

Diagnostic checking of unobserved time series models * Andrew C. 

Job-match quality as an error component and the wage-tenure profile: A 

Selecting regressors for prediction using PRESS and White t statistics * Lonnie 





rate dynamics: 


87JBES 5 483-498 
88JBES 6 241-246 
83JBES 1 202-210 
89JBES 7 363-377 
84JBES 2 54- 63 

91JBES 9 111-117 
85JBES 3 238-243 
87. JBES 5 369-381 


B8JBES 6 453-464 
89JBES 7 67-74 
92JBES 10 271-287 


87JBES 5 195-203 
87JBES 5 417-424 
83JBES 1 169-173 
90JBES 8 71- 81 
86JBES 4 161-169 
88JBES 6 105-111 
92JBES 10 1-9 
89JBES 7 343-352 
86JBES 4 347-357 
83JBES 1 187-191 
86JBES 4 209-224 
89JBES 7 379-386 
87JBES 5 529-537 
SOJBES 8 179-189 


88JBES 6 87-95 
SO0JBES 8 37- 38 
92JBES 10 251-270 
S92JBES 10 51- 63 
83JBES 1 127-135 
89JBES 7 75- 83 
89JBES 7 199-205 


89JBES 7 353-362 
84JBES 2 291-320 
87JBES 5 115-120 
86JBES 4 473-484 
83JBES 1 292-298 
86JBES 4 171-176 
88JBES 6 69- 77 

91JBES 9 297-303 
89JBES 7 179-189 


91JBES 9 41- 49 
86JBES 4 445-453 
86JBES 4 437-444 
86JBES 4 161-169 
91JBES 9 189-196 
83JBES 1 136-146 
87JBES 5 19- 26 
87JBES 5 47- 52 
S1JBES 9 85- 90 
SOJBES 8 337-346 
85JBES 3 209-215 
91JBES 9 223-233 
SOJBES 8 435-441 
91JBES 9 73- 84 
87JBES 5 121-129 
SOJBES 8 171-178 
91JBES 9 51- 61 
84JBES 2 83- 90 
86JBES 4 485-489 


87JBES 5 177-189 


85JBES 3 380-391 
85JBES 3 89- 91 
87JBES 5 27- 38 
S0JBES 8 327-335 


89JBES 7 227-235 
85JBES 3 159-168 
SOJBES 8 443-451 
89JBES 7 343-352 
83JBES 1 316-325 


92JBES 10 377-339 
89JBES 7 245-252 
S1JBES 9 91- 96 
89JBES 7 267-273 
85JBES 3 149-155 


86JBES 4 95-103 





Speed of Adjustment 


adjustment model with dynamic and variable 
Estimating the 
The 
Minimum mean 
tests for struct 
Does the Swiss National Bank 
Delores A. Conway; Marc R. Reinganum 


Draxieti 
F 





The 
Estimation of 
of stock returns: New evidence against the 


A comparison of bootstrap and asymptotic 

* Richard Green; William Hahn; David Rocke 
D. S. Prasada Rao et al. Computation of 
A note on using 
Energy use in institutional buildings: Estimates from 


structural exchange rate models * Wolff 
Solving the stochastic growth model by a discrete- 
Forecasting 


Alfred A. Haug 


Sampson 
autocorrelations when observations are from a 
of unit-root tests when the process is nearly 
Testing long-run properties of 


* Thomas B. Jabine; Fritz Scheuren 
of a supply and demand model for the American 
and technical progress in the Australian iron and 


Shigetaka Miyazaki et al. 
Application of 
Exchange-rate dynamics with 
Geary-Khamis parities and international prices: A 
A note on the 
The measurement of inflation: A 
Estimating the structure of agricultural investment: A 
Productivity analysis of U.S. manufacturing using a 


Barry C. Arnoid et al. 
Solving the 
Solving the 
Solving nonlinear 
Solving the 
Solving the 
Solving the 
Solving the 
Solving the 
Solving the 
Solving the 
Solving the 
Testing the 
of adjustment of warrant prices to changes in 
On determining the dimension of real-time 
look at skewness and elongation in common- 
Evidence of nonlinearity in daily 
goodness-of-fit test to discrete common 
infinite-variance distributions as models of daily 
Lau; John R. Wingender The distribution of 
The stable-law model of 
Roshwalb; Roger L. Wright Modei-based 
with serial correlation when instruments are not 
Generating ordered families of Lorenz curves by 
of productivity growth measures to alternative 
H. J. Todd = Forecasting economic time series with 
Persistence in variance, 
the out-of-sample forecasting performance of 


George Tauchen 
Pamela Labadie 





li q models * Trivellato et al. 
Fernandez; Andrew C. Harvey 


Meyer Ehrman; Abba M. Krieger; Klaus J. Miescke 
Transiog flexible functional forms and 
Elasticity of factor 
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speeds of adjustment * Lin Analysis of lumber and pulpwood production in a partial 
speed of adjustment in partial adjustment models * Alastair Hall; Robert J. Rossana 
speed of adjustment of warrant prices to changes in stock prices * Douglas M. Patterson 
squared error estimation of the noise in unobserved component models * Agustin Maravall 
stability of multiple time series * Heimut Liltkepohi 
Stabilize the Swiss franc exchange rates? * Thomas von Ungern-Sternberg 
Stable factors in security returns: identification using cross-validation (C/R: p16-28) * 
stable-law mode! of stock returns * Vedat Akgiray; G. Geoffrey Booth 
stable-law parameters: A comparative study * Vedat Akgiray; Christopher G. Lamoureux 
stable model * Amy Hing-Ling Lau; Hon-Shiang Lau; John R. Wingender The distribution 
stable seasonal patterns * Robert M. Oliver 
standard errors * Richard Green et al. Standard errors for elasticities: 
Standard errors for elasticities: A comparison of bootstrap and asymptotic standard errors 
standard errors for Geary-Khamis parities and international prices: A stochastic approach * 
state-dependent models with a time-dependent variance * Phillip A. Cartwright 
state energy-audit surveys * John Trimble; Eric Hirst 
State space 

Macroeconomic forecasting using pooled international data * Stefan Mittnik 

Rational economic data revisions * Piet de Jong 

Time-varying parameters and the out-of-sample forecasting performance of 
state-space, Euler-equation approach * Marianne Baxter et al. 
state-to-state migration rates * Edward W. Frees 
Stationarity 

Cointegration and government borrowing constraints: Evidence for the United States * 

Tests for unit roots: A Monte Carlo investigation (Ref: V9 p63-71) * G. William Schwert 

Testing long-run properties of stationary time series * Allan W. Gregory; Michael J. 
Stationary autoregressive-moving-average process * Ali Distributions of the sampie 
stationary (Ref: V7 p147-160) * Sastry G. Pantula Asymptotic distributions 
stationary time series * Allan W. Gregory; Michael J. Sampson 
Statistical policy 

Goals for statistical uses of administrative records: The next 10 years (C/R: p392-404) 
steel industry * Robert P. Rogers Unobservabie transactions price and the measurement 
steel industry * Michelle H. L. Turnovsky et al. Energy substitution, separability, 
Stein estimation 

Estimation of location parameters under nonnormal errors and quadratic loss * 
Stein rules to combination forecasting * Thomas B. Fomby; Subarna K. Samanta 
sticky prices: The Deutsche mark, 1974-1982 * Alberto Giovannini; Julio J. Rotemberg 
stochastic approach * D. S. Prasada Rao et al. Computation of dard errors for 
stochastic approach to index numbers (Ref: V5 p339-350) * E. A. Selvanathan 
stochastic approach (Ref: V7 p471-474) * Kenneth W. Clements; H. Y. Izan 
stochastic-coefficients approach * Roger Conway; James Hrubovcak; Michael LeBlanc 
stochastic-coefficients production function * Gorti V. L. Narasimham et al. 
Stochastic dominance 

Generating ordered families of Lorenz curves by strongly unimodal distributions * 
stochastic growth model by backsolving with an expanded shock space * Beth Fisher 
stochastic growth model by backsolving with a particular nonlinear form for the decision rule 
stochastic growth models: A comparison of alternative solution methods * John B. Taylor; 
stochastic growth model by deterministic extended path * Joseph E. Gagnon 
stochastic growth model by a discrete-state-space, Euler-equation approach * Marianne 
stochastic growth model by linear-quadratic approximation and by value-function iteration * 
stochastic growth model by linear-quadratic approximation * Ellen R. McGrattan 
stochastic growth model by parameterizing expectations * Wouter J. den Haan; Albert 
stochastic growth model by policy-function iteration * Wilbur John Coleman, li 
stochastic growth model by using quadrature methods and vaiue-function iterations * 
stochastic growth model by using a recursive mapping based on least squares projection * 
stochastic structure of production: A flexible moment-based approach * John M. Antie 
stock prices * Douglas M. Patterson The speed 
stock-price data * E. Scott Mayfield; Bruce Mizrach 
stock-return distributions * S. G. Badrinath; Sangit Chatterjee 
stock returns * Melvin J. Hinich; Douglas M. Patterson 
stock returns * Robert J. Ritchey An application of the chi-squared 
stock returns * Alan L. Tucker A reexamination of finite- and 
stock returns: New evidence against the stable model * Amy Hing-Ling Lau; Hon-Shiang 
stock returns * Vedat Akgiray; G. Geoffrey Booth 
stratification in inventory cost estimation (C/R: V3 p284-288) * James Godfrey; Alan 
strictly exogenous (C/R: p10-29) * Keane et al. On the estimation of panel-data models 
strongly unimodal distributions * Barry C. Arnold et al. 
structural and behavioral assumptions: An application to ... * Callan The 
structural and Box-Jenkins models: A case study (C/R: p307-315) * Andrew C. Harvey; P. 
structural change, and the GARCH model * Christopher G. Lamoureux; William D. Lastrapes 
structural exchange rate models * Christian C. P. Wolff Time-varying parameters and 
Structural model 

Preliminary data errors and their impact on the forecast error of 

Seemingly unrelated time series equations and a test for homogeneity * F. Javier 

Trends and cycles in macroeconomic time series * Andrew C. Harvey 
structural models * Dominique M. Hanssens; Lon-Mu Liu 
structural parameters obtained from financial ... * Tauchen Statistical properties 
structural stability of multiple time series * Helmut Liitkepoh! 
structural time series models: An application and a comparison with the Census ... * den 
structural time series models and the characterization of components * Agustin Maravall 
subdomain: An application in auditing * Lynne Stokes 
subjective statistical methods to rational expectations (C/R: p465-477) * Gail Blattenberger 
suboptimal forecasts of explanatory variables * Richard Ashley 
Subset selection toward optimizing the best performance at a second stage * Chaim 





A data-analytic 


Substitution 


86JBES 4 305-316 
SIJBES 9 441-453 
86JBES 4 233-241 
87JBES 5 115-120 
89JBES 7 129-135 
87JBES 5 105-113 
88JBES 6 1- 15 
88JBES 6 51- 57 
89JBES 7 85- 93 
90JBES 8 217-223 
87JBES 5 77- 85 
87JBES 5 145-149 
87JBES 5 145-149 
92JBES 10 109-115 
84JBES 2 410-412 
83JBES 1 337-347 


S0JBES 8 205-208 
87JBES 5 539-548 
87JBES 5 87- 97 
SOJBES 8 19- 21 
92JBES 10 153-167 


91JBES 9 97-101 
89JBES 7 147-159 
91JBES 9 287-295 
84JBES 2 271-278 
91JBES 9 63- 71 
S1JBES 9 287-295 


SS5JBES 3 360-391 
87JBES 5 407-415 
84JBES 2 54- 63 


86JBES 4 263-268 
91JBES 9 391-407 
89JBES 7 169-178 
92JBES 10 109-115 
89JBES 7 471-474 
87JBES 5 339-350 
88JBES 6 231-240 
88JBES 6 339-349 


87JBES 5 305-308 
SO0JBES 8 37- 38 
S0JBES 8 45- 47 
9OJBES 8 1- 17 
SOJBES 8 35- 36 
SOJBES 8 19- 21 
SO0JBES 8 23- 26 
SOJBES 8 41- 44 
S0JBES 8 31- 34 
S90JBES 8 27- 29 
S0JBES 8 49- 51 
90JBES 8 39- 40 
83JBES 1 192-201 
86JBES 4 233-241 
92JBES 10 367-374 
91JBES 9 223-233 
85JBES 3 69- 77 
86JBES 4 243-254 
92JBES 10 73- 81 
S0JBES 8 217-223 
88JBES 6 51- 57 
84JBES 2 1-9 
92JBES 10 1-9 
87JBES 5 305-308 
91JBES 9 207-213 
83JBES 1 299-307 
S0JBES 8 225-234 
87JBES 5 87- 97 


86JBES 4 445-453 
90JBES 8 71- 81 

85JBES 3 216-227 
83JBES 1 316-325 
86JBES 4 397-416 
89JBES 7 129-135 
S0JBES 8 385-394 
85JBES 3 350-355 
90JBES 8 337-346 
88JBES 6 453-464 
85JBES 3 129-131 
87JBES 5 295-303 
88JBES 6 59- 67 

87JBES 5 257-265 





Substitution 


The NERC fan: A retrospective analysis of the NERC 
Stephen M. Milier 


population sampling * Richard Vatliant 


sampling biases (Corr: V3 p100) * Phillip S. Kott A 
mixture models in the case of money- 
transactions price and the measurement of a 

New indices of money 

consumer: An empirical study of demand and 
Robins et al. Sample attrition and labor 


Does the 
of air conditioning appliances * Lee A. Lillard et al. 


Considine 


Money-demand variability: A demand- 
The effects of price aggregation bias in 
Michael Hazilla; Raymond J. Kopp 


small sampling biases (Corr: V3 p100) * Kott 


The revenue effects of the Kennedy and Reagan 
Modeling: An application to income and 
Indexing the federal 

States: Estimates of the effects of unionization, 


Roberts; George C. Tiao 
Hamada et al. 
Allen Spivey A survey of the 
data to estimate production-frontier-based 
Estimation of 


inefficiency in U.S. dairy farms * Kumbhakar et «'. 
Energy substitution, separability, and 
McHugh; Julia Lane Embodied 
The structure of 


Reinterpreting a 
quality as an error component and the wage- 
Poverty measurement: An index related to a 


Cartwright; Cheng F. Lee 
A note on using state-dependent modeis with a 
conditioning appliances * Lee A. Lillard et al. 


macroeconomic window (C/R: p149-161) * Poirier 
Carlo investigation * Robert K. Rayner 

Gregory; Gregor W. Smith 
one-year-ahead and multiyear-ahead ... * Otter 
Alfred A. Haug 

Gbur 
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substitution possibilities in agriculture * Daniel V. Gordon A revenue-function 
substitution, separability, and technical progress in the Australian iron and steel industry * 
substitution * Michael Hazilla; Raymond J. Kopp Systematic effects of capital 
substitution using aggregate time series data * Martin Eichenbaum; Lars Peter Hansen 
sum of squares as a general measure for regression diagnostics * Nguyen T. Quan 
summary forecasts * Charlies R. Nelson; Stephen C. Peck 
Superpopulation mode! 
A class of multiplicative estimators of Laspeyres price indexes * Richard Valliant; 
Estimating the size of a subdomain: An application in auditing * Lynne Stokes 
Estimation of Laspeyres price indexes using the prediction approach for finite 
Model-based stratification in inventory cost estimation (C/R: V3 p284-288) * James 
Variance estimation for price indexes from a two-stage sample with rotating panels * 
superpopulation theory approach to the design of price index estimators with small 
supply ... * LeSage A comparison of time-varying parameter and multiprocess 
supply and demand model for the American steel industry * Rogers Unobservabie 
supply and the flexible Laurent demand system * William A. Barnett 
supply in the loan market * William R. M. Perraudin et al. The credit-constrained 
supply response in experimental panel data: A study of alternative correction procedures * 
supply-side miracie? * Lawrence Chimerine 
supply in time series regression (C/R: V6 p135-140) * Stephen E. Haynes; Joe A. Stone 
surveys * John Trimble; Eric Hirst Energy use in institutional 
surveys (C/R: p176-177) * Danny Pfeffermann Estimation and seasonal adjustment 
surveys (C/R: p296-301) * Roderick J. A. Little 
survey data on expectations in macroeconomic models * Kajal Lahiri; Mark Zaporowski 
survey data * Satoru Kanoh; Zhi Dong Li A method of exploring the mechanism 
survey expectations * Hanssens et al. A time-series study of the formation 
survey and exposition of the maximum likelihood method * Moffitt The econometrics 
survey * Phillip S. Kott 
survey reports of income from the Aid to Families with Dependent Children ... * Karen 
survey responses using NAPM data * Susmita Dasgupta; Kajal Lahiri A comparative study 
survey of the teaching of statistics in M.B.A. programs * Elizabeth L. Rose; Joseph A. 
Survival function 
Statistical analysis of coins lost in circulation * Ephraim Goldin 
Swiss franc exchange rates? * Thomas von Ungern-Sternberg 
Swiss National Bank stabilize the Swiss franc exchange rates? * Thomas von 
Switching model 
Risk measurement for event-dependent security returns * Larry J. Lockwood; K. Rao 
Time-of-day electricity consumption response to temperature and the ownership 
Symmetric test for second differencing in univariate time series * D. L. Sen; D. A. Dickey 
Symmetry conditions 
Symmetry constraints and variable returns to scale in logit models * Timothy J. 
Symmetry constraints and variable returns to scale in logit models * Timothy J. Considine 
Synthetic estimator 
Smail-area estimation of economic statistics * Cary T. Isaki 
systems approach * Douglas Fisher 
systems of demand equations * Frederick W. Derrick; John D. Wolken 
Systematic effects of capital service price definition on perceptions of input substitution * 
Systematic sample 
A superpopulation theory approach to the design of price index estimators with 
systematically missing observations * Helmut Liitkepohi 
t statistics * Lonnie Magee; Michael R. Veall Selecting regressors 
Tail estimates of East European exchange rates * Kees G. Koedijk; Clemens J. M. Kool 
targeting * Agustin Maravall; David A. Pierce 
tax cuts: Some time series estimates * Victor A. Canto; Douglas H. Joines; Robert |. Webb 
tax statistics * John L. Czajka et al. Projecting from advance data using propensity 
tax system: A cost-of-living approach * Robert Gillingham; John S. Greeniees 
taxes, and other characteristics of states * Bartik Business location decisions in the United 
Teaching of statistics 
Making statistics more effective in schools of business * George S. Easton; Harry V. 
The role of statistics in , Marketing, finance, and production * Robert 
teaching of statistics in M.B.A. programs * Elizabeth L. Rose; Joseph A. Machak; W. 
technical efficiency measures * Bill L. Seaver et al. The implications of using messy 
technical efficiency using flexible functional form and panel data * Subal C. Kumbhakar 
Technical inefficiency 
A generalized production frontier approach for estimating determinants of 
technical progress in the Australian iron and stee! industry * Michelle H. L. Turnovsky et al. 
change and tests of the internal-adjustment-cost hypothesis * Richard 
technology in a multioutput branch banking firm * Moshe Kim; Uri Ben-Zion 
Temporal aggregation 
Disaggregating data using relaced series * James A. Wilcox 
temporally aggregated consumption CAP model * Luigi Ermini 
tenure profile: A comparison and test of alternative estimators * John E.Garen Job-match 
Theil measure of inequality * McKinley L. Blackburn 
Three-stage least squares 
Aggregate consumer behavior and household equivalence scales * Dale W. 
Bootstrapping an econometric model: Some empirical results * David A. Freedman; 
Time aggregation and the estimation of the market model: Empirical evidence * Phillip A. 
time-dependent variance * Phillip A. Cartwright 
ee ee 
series 


A Bayesian view of nomina! money and real output through a new classical 
Bootstrapping p values and power in the first-order autoregression: A Monte 
Calibration as testing: inference in simulated macroeconomic models * Allan W. 
Canonical correlation in multivariate time series analysis with an application to 
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86JBES 4 71- 80 
89JBES 7 245-252 
86JBES 4 233-241 
88JBES 6 79- 86 
86JBES 4 131-133 


SOJBES 8 137-141 
88JBES 6 241-246 
89J/BES 7 363-377 
8SJBES 4 87-94 


85JBES 3 1- 13 


92JBES 10 117-131 
88JBES 6 327-334 
87JBES 5 397-406 
85JBES 3 78- 88 
S1JBES 9 91- 96 
84JBES 2 64-72 
85JBES 3 209-215 


SOJBES 8 23- 26 
86JBES 4 395-395 


84JBES 2 250-259 
84JBES 2 291-320 
86JBES 4 455-471 
87JBES 5 177-189 
83JBES 1 37- 42 

89JBES 7 461-469 
87JBES 5 191-194 
85JBES 3 350-355 
84JBES 2 350-359 
83JBES 1 154-162 


